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[_/I PiedmontNatural Gas

May 5,2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

G

klAI; 0 9 7.01!

Dear Ms. Boyd:

Enclosed are revised copies of Piedmont's Deferred Account-Hedging Program reports for the

months of January and February 2011.

If you have any questions, please contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS
K-',

,r_- I ,.J

4720 Piedmont Row Drive • Charlotte. NC 28210

piedmontng.com
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

January-11

(2)

24

13

29

66
15.50

1,023.00

A

A

A

T ofA's
Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

77,172.00

24,901.50

59,899.50

161,973.00

1,023.00

160,950.00

B

B

B

of B's

Less: Fees (Expenditures)

Option Premium

D

_- of D's

Activity in Account

Debits Credits

77,172.00

24,901.50

59,899.50

161,973.00

77,172.00

24,901.5O

(3)

102,073.50

102,073.50

(161,973.00)
(59,899.5O)

59,899.50

_"of C's

T of C's

Z of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 12/10

ADM accrual in 1/11

P&L and Cash Activity

(5)

15.50

E

E

Z of E's
Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L per ADM statement

(6) Interest from ADM



ADM

ADM IN\;ESTOI_ SEI_VICES, INC.

(i'll)c.':_'i;.._{) l_l' itl't] I)i lIra,le 17,t,ilJi 3:_,

i-!1 W. l<_cl..,._ol3t;Ivd - .guih' I!>O(tA

(h ,i,._',_,lllinio-_ (3( ;:,(J-3 Iq l

MO; H !'tLY COb!MODI 1Y ,'--1IAI EMEI _ I

STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

t , * * * * * * i * YOUR ACTIVITY THIS

DATE LONG/BUY SHRT/SELL DESCRIPTION

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200

1/04/1 WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

1/05/1 WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

1/27/1 12 CALL FEB ii NYM NAT GAS E 5850 C

1/27/1 12 CALL FEB Ii NYM NAT GAS E 6800 C

1/27/1 ii CALL FEB II NYM NAT GAS E 6850 C

1/27/1 12 CALL FEB II NYM NAT GAS E 7750 C

1/27/1 12 CALL FEE II NYM NAT GAS E 9350 C

1/31/1 29 CALL FEB 12 _ NAT GAS E 6350 C

• * * * * * * * * * * * * * * * PO S I T IONS IN YOUR

10/25/0 8 CALL APR Ii NYM NAT GAS E 4300 C
S* OPTION MARKET VALUE

10,480.00 LIM EXPIRE 3/28/11

AVERAGE LONG: •23000

LAST TRADE DATE: 3/28/11

10/25/0 8 CALL MAY ii NYM NAT GAS E 4350 C

8* OPTION HARKET VALUE

9,600.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 I0 CALL JUN ii NYM NAT GAS E 4700 C

I0" OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN ii NYM NAT GAS E 4750 C

9* OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL II NYM NAT GAS E 4750 C

B* OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

MONTH * *

EX PRICE/LEGND CC

C NET PREM US

C NET PREM US

WIREREC US

. i _r * * * * * * * Vr *

DEBIT CREDIT

77,172.00

24,901.50
77,172.00

WIREREC US 24,901.50

EXPIRE US .00

EXPIRE US .00

EXPIRE US .00

EXPIRE US .00

EXPIRE US .00

NET PREM US 59,899.50

ACCOUNT • . . t t * * * * * * * t * t i • •

.2300 US 24,744.00

.3093 24,744.00*

.2475 US 27,840.00

.3480 27,840.00*

.2380 US 24,670.00

.2467 24,670.00*

.2350 US 20,574.00

.2286 20,574,00*

.2400 US 23,080.00

.2885 23,080.00*

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of tile Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFEREHCES OR O_JECTIO/'JS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIO_4$

CORF!I:_C'I'ED WILL lIE DEEMED YOUR AGREEMEHT THAT THIS STATEMEI,JT IS CORRECT AND RATIFIED.

;4!_T;,FIt:t._i h'-?.I_{_C(_iltH_ _:LJ!_JE_|"IO TE'tlt.t5_'tID C.;':P4rjlFIQt:Sf'}!J;!E'_,EFt._E,*HI)}i ( r'rJL[';!;f [: _"' _,_R! I:_';'l ,'-Itit_D_'t_.;[:£:_l.;]!;{_ _':71_1_
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ADM ! NVESTOR SERVICI:S, INC.
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER; 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/28/0 9 CALL MAY Ii NYM NAT GAS E 4900 C .2500 US 12,267.80

5* OPTION MARKET VALUE .1363 12,267.00"

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE_ 4/26/11

10/25/0 8 CALL AUG ii N'fM NAT GAS E 4950 C .2450 US 21,616.00

8* OPTION MARKET VALUE .2702 21,616.00"

EXPIRE 7/26/11

AVERAGE LONG; .24500

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP Ii NYM NAT GAS E 5350 C .2380 US 18,648.00

9* OPTION MARKET VALUE .2072 18,648.00"

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT Ii NYM NAT GAS E 5500 C .2650 US 27,252.00

12" OPTION MARKET VALUE .2271 27,252.00*

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

8/11/0 9 CALL MAR II NYM NAT GAS E 5500 C .2900 US 162.00

9* OPTION MARKET VALUE .0018 162.00"

EXPIP_ 2/23/II

AVERAGE LONG: .2_000

LAST TRADE DATE: 2/23/11

II/17/0 i0 CALL NOV 11 _ NAT GAS E 5600 C .2550 US 23,860.00

i0" OPTION MILP.KET VALUE .2386 23,860.00*

EXPIRE 10/28/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 66°640.00

40* OPTION MARKET VALUE .2155 86,640.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

8/2_/0 7 CALL JUL II NYM NAT GAS E 5900 C .1850 US 3,595.00

7* OPTION MARKET VALUE .0528 3,695.00*

EXPIRE 5/27/11

AVERAGE LONG; .18500

LAST TRADE DATE; 5/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary ol the Archer Daniels Midland Company.

PLEASE REF'ORT AIW DIFFERENCES OR OFJdECTIONS IlvllvlEDIATELY. YOUR FAILURE TO IMMEDIATEL7 EXERCISE YQUR RIGHT TO HAVE DIFFERENCES OR OBJECTIOr-,IL_

COIqP.ECTED WILl. BE DEEMED YOUR AGREEMENT THAT THIS STATEMEHT IS CORRECT AI,,ID RATIFIED.

tff!.Tfdt_ I:{)_ I1"-;',;dE{;(_I_l_!_ _;LI=JJf_Gr _l]) H_ltt.15Ar.Jrlc¢'_Ilo_llC3t4_;(_t.lHE_._.I_',_f_,_I('_F_ r; _I31_D5;¥ _LC.L_;,FIE_;-'-_LAItJEI_0% {:_EV[_I!_.:(J*,;Ir)_.:
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY_ RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO EOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/31/0 8 CALL SEP Ii NYM NAT GAS E 5900 C .2750 US 8,952.00

8* OPTION MARKET VALUE .i119 8,952.00*

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT Ii NYM NAT GAS E 5900 C .2400 US 18,240.00

12- OPTION MARKET VALUE .1520 18,240.00.

EXPIRE 9127111

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 80,010.00

35" OPTION MARKET VALUE .2286 88,010.00"

EXPIRE 11/25/11

AVERAGE LONG: .30500

LAST TRADE DATE_ 11/25/11

8/31/0 7 CALL AUG Ii NYM NAT GAS E 5950 C .2200 US 5,362.00

7* OPTION MARKET VALUE .0766 5,352.00*

EXPIRE 7/26/11

AVERAGE LONG_ .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY Ii NYM NAT GAS E 6100 C .3400 US 1,921.00

17" OPTION MARKET VALUE .0113 1,921.00"

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE_ 4/26/11

3/31/0 26 CALL APR 11 NYMNAT GAS E 6200 C .3000 US 676.00

26* OPTION MARKET VALD'E .0026 676.00*

EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATEz 3/28/11

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200 C .1900 US 14,534.00

13" OPTION MARKET VALUE .1118 14,534.00"

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 5,968.00

8" OPTION MARKET VALUE .0746 5,96a.00"

EXPIRE 8/26/11

AVERAGE LONG; .16500

LAST TRADE DATE: 8/26/11

ADIVI INVESTOR SERV CES. INC. a wholly owned subsidiary o| the Archer Daniels Midland Company.

PLEABE REPORT Ai'-,",' DIFFERI-NCES OF{ OBJECTIONS IMk.IEDIATELY. ','OUR FAILURE TO li_,_bIEDIAIELY EXERCISE YOUR RIGHT TO HAVE DIFFEREI_|.]ES OF, OBJECT ON ._

CQIqI_,ECTED WILL EE 1.3EEMEI3 h OtJ;_ AGREEDIEI,IT Tt-tAT THIS STATEMEI,ff IS CORRECT AI4D RATIFIED,

FiF_AI._I:_;{ D*.;.,_I_COrlD:_ K:t;L*jFr'"I'I]II rrz'_ !,! Dr,; ' '_.(_ I_[V _':_! _;I!E ,_;t_.,'l[:[]_v t._,_l I_,;LJ_'l:l,zlf _l,'r R_:" H_:I GI[.'C
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBERs 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY= RBC.WEALTH.MANAGEMENT

(704]264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 26233-5060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 47,472.00

24 t OPTION MARKET VALUE .1978 47,472.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 58,058.00

29 t OPTION MARKET VALUE .2002 58,058.00 _

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

5/24/0 9 CALL MAR II NYMNAT GAS E 6500 C .3000 US 9.00

9* OPTION MARKET VALUE .0001 9.00 t

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

7/30/0 8 CALL AUG Ii NYM NAT GAS E 6750 C .2400 US 2,096.00

8* OPTION MARKET VALUE .0262 2,096.00*

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

6/01/0 18 CALL JEN ii NYM NAT GAS E 6900 C .2050 US 720.00

18" OPTION MARKET VALUE .0040 720.00*

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 10 CALL MAR 11 NYMNAT GAS E 7000 C .3300 US 10.00

10- OPTION MARKET VALUE .0001 I0.00"

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL II NYMNAT GAS E 7000 C .2450 US 680.00

8" OPTION MARKET VALUE .0085 680.00"

EXPIRE s/27/Zl
AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/02/0 18 CALL MAR Ii NYM NAT GAS E 6500 C .2300 US 18.00

18" OPTION MARKET VALUE .0001 18.00"

EXPIRE 2/23/11

AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Arcller Daniels Midland Company,
PLEAGE REPOP, T .t,.HY DIFFEREI.ICES OR OEL.tECTIOHS IM,_IEI.,IATELY. YOUR FAILURE T,"_ I,'vI.,MEDIATEL'¢ EXERCISE "fOUR RIGHT TO HAVE DIF.=ERE,',ICES OF_ OEMECTIOHS,

COF_RECTEO WILL BE DEEMED YOUR AGREEMEI,rI THAT TI-_I'3 STA'rEMEI, IT IS CORRECT AND i.3AI"EFIED.
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STATEMENT DATE; JAN 31, 2011

ACCOUNT NUMBERz 121 X2068

SALESMAN NUMBER; 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THOR/_TON

PO EOX 33068

CHARLOTTE NC 28253-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE ENABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

B. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

Ii. CONVERTED ACCT VALUE US

""* SEG USD ***

.00

59,899.50-

59,B99.50-

161,973.00-

559,775.00

499,875,50

499,875.50

*** CURRENT MONTH ***

OPTION PREMIUM US 161,973.00-

*** YEAR-TO-DATE ***

161,973.00-

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary ol the Arctler Daniels Midland Company.
PLEASE REPOI'4T ,r,.i'ty DIFFERENCES OR OBJECTIOHS IMMEDIATELY. YOUR FAILURE TO IIvIMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CQF.I_ECTE[) WILL |_,E 1.3EEMED YOUR AGREEMEI,IT THAT THIS STATEI,,IEt,IT IS CORRECT AI4D RATIFIED.



South Carolina

Report as of 113t/_-01t Close

Original Purchase Realized Value Net Value Realized
Cost/Proceeds Gain or (Loss)

$949,450 '$2,424,270 $1,474,820

Period

Closed Positions - May-2002/April-2003 Review

Closed Positions- May-2003/Apri!-2004 Review
Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

$1,065,640 $400.810 ($664,830)

$851,680 $795.290 ($56,390)

$2,463.690 $4,925.500 $2,461,810

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/February-2011 Review

$3,369,220 ($1.385,730) ($4,754,950)
$2,908,420 $1,159,981 ($1,748,439)

$3,446,030

$3,599,735
($6,,!47,835)

($12,587,530)

($9,593,865
($16,187,265

($5,986,526$2,047,980 ($3,938,546)
Total Closed Positions Review Periods $20,701.845 ($14.353,790) ($35,055.635)

Open Positions Total $1,036,220 $559,775 ($476,445)

Closed/Open Postion TOTALS $21,738,065 ($13,794,015) ($35,532,0801



I Report as of 113112011 Close
Period Tool Counter Trade Date MMBtus StrikolFIxod Purchase Purchase Trade I NYMEX Nat Value vs.

Purchased Price Pr ce Coat/Proceeds Expiration Market Market Value Current Market........ party I Par Month Date Price Value

Mar-ll Call NYMEX 312/2010 180,000 $8.60 S0.2300 $41,400 02/2312011 E $0,0001 S18 ($41,382)

opan Positions. south carolina

Mar-11 Call NYMEX 3/15/2010 100,000 57.00 $0,3300 533,000 02/2312011 E $0.0001 el0 (532.690)

Mar-11 Call NYMEX 512412010 90,000 S6.50 $0.3000 527,000 02/2312011 E S0.0001 $9 (526,991)
Mar-ll Call NYMEX 8111/2010 90,000 $5,60 $0.2900 526,100 02/2312011 E $O,0018 S162 (525.938)

Apr-11 Call NYMEX 3/31/2010 260.000 56.20 S0.3O00 578,000 0312812011 E $0.0026 $676 ($T7.324)

Apr-11 Call NYMEX 1012512010 80,000 $4.30 S0,2300 $18,400 0312812011 E 50.3093 524,744 50,344

May-11 Call NYMEX 4/3012010 170,000 $6.10 $0.3400 $57,800 04126/2011 E 50,0113 51,921 ($55,679)

May-11 Call NYMEX 9t28/2010 90,000 54.90 $0.2500 522.500 04126/2011 E 50.1363 $12,267 ($10,233)
May-11 Call NYMEX 10/25/2010 60,000 54.35 $0.2475 519,600 04/26/2011 E $0.3480 $27,840 $6,040

Jun*11 Call NYMEX 611/2010 180,000 56.90 50.2050 $36,900 05/2512011 E 50.0040 5720 (536,180)

Jun-11 Call NYMEX 10/2712010 100.000 $4.70 50,2380 523.000 0512512011 E S0.2467 $24.670 $870

3un-ll Call NYMEX 10129/2010 90,000 $4.75 50.2350 521,15n 0512512011 E $0.2286 $20,574 ($576)

Jul-11 Call NYMEX 711/2010 80,000 $7.O0 SO.2450 $19,600 06/27/2Oll E S0.0085 $680 (S18,920)

Jul-11 Call NYMEX 612612010 70,000 $5.90 $0.1850 $12.950 00127/2011 E $0.0526 53.696 (S9,254)

Ju_-11 CaU NYMEX 10125/2010 80,000 54175 $0.2400 $19.200 0612712011 E $0,28B5 523,080 $3,880

Au_]-11 Call NYMEX 7/30/2010 80,000 56,75 $0.2400 $100200 07/2612011 E S0.0262 S2,096 ($17,104)

Auq-11 Call NYMEX 8/3112010 70.000 $5.95 S0.2200 $15,400 07/26/2011 E 50.0766 $5,362 (510,036)

Aug-11 Call NYMEX 10/25/2010 80,000 S4,95 50.2450 $19,600 07/26/2Oll E $0.2702 $21,516 S2,016

Sep-11 Call NYMEX 8/31/2010 R0,000 $5.90 50.2750 $22,000 08/26/2011 E 50.1119 $8,952 1513,048)

Sap-11 Call NYMEX 9122/2010 80,000 $6.25 $0.1650 513,200 08/26/2011 E 50.0746 $5,968 ($7,2321
Sap11 Call NYMEX 10/2712010 90,000 $5.35 S0.2380 521,420 08/2612011 E 50.2072 516,648 ($2,772)

Oct-t1 Call NYMEX 9/3012010 120,000 $5.90 50.2400 528,800 09127/2011 E $0.1520 $18.240 (510.560)

Ocl-ll Call NYMEX 1011812010 120.000 55.50 $0.2650 531,600 09127/2011 E S0.2271 $27.252 ($4.548)
Oc1-11 Call NYMEX 11412011 130.000 $6.20 $0,1900 524,700 09/2712011 E 50.1116 $14.534 (510.166)

Nov-11 Call NYMEX 10129/2010 400,000 $5.70 $0.2850 5114,000 1OI26/2Oll E $0.2166 $86,640 ($27,3601
Nov-11 CaU NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25.500 10/2612011 E $O.2386 $23,660 (51,640)

Dec-11 Calt NYMEX 12/2/2010 350,000 $5.90 $0.3050 $106.750 1112312011 E S0.2286 $80,010 ($26,740)

Jan-12 Call NYMEX 11312011 24Q,000 $6,30 $0.3200 $76,800 12/2712011 E $0.1978 $47,472 ($29,326)

Fel>-12 Catl NYMEX 1131/2011 290,000 $6.35 50,2050 $59,450 0112612012 E $0.2002 $68,056 ($1,392)

SUMMARY: 3,970,000 S1.038,220 $559,775 ($476,445)



Podad Tool Countmr
pad,/

May-tO Call NYMEX

May-IO Put NYMEX

May-t0 Call (Sold_ I NYMEX

May-t 0 Call NYMEX

May-t0 Pul NYhtEX

Ma_,- 10 Cell NYMEX

t,tay- 10 Put NYMEX

May.10 C_rl NYMEX

Mey-lO Pul, NYMEX

May-lO Coil NYMEX

Mey-t0 Calf (Seld) i NYMEX

Ma_-t 0 Call NYMEX

May-t0 Call (Sold_ NYMEX

May-t0 FUTURES NYMEX

May-t0 FUTURES, NYMEX

May-l(] FUTURES I NYMEX

May-10 FUTURES NYMEX

Jun-lO Call NYMEX

Jun-IO Put NYMEX

Jan-tO Call (Sold! I NYMEX

Jun-lO Cell NYMEX

Jun.10 Pul NYMEX

Jun-10! Call NYMEX

Jun-lO Pul NYMEX

Jun-10 Call NYMEX

Jun-lO Pul NYMEX

Jun-lO Call NYMEX

Jun-10 Call (Sold) NYMEX

Jun-t 0! Call NYMEX

Jun-t( Caa ISold_ NYMEX

Jun-l{ FUTURES NYMEX

Jun-l{ FUTURES NYMEX

Jun-l( F0-fURES NYMEX

Jun-l[ FUTURES INYklEX

Jul-l[ CE!, INYMEX

Jul-l( Put NYMEX

Jul-l( Call (Sold} NYMEX
Jul-l{ Call INYMEX

Jul-l( Pul NYMEX
Jul-l{ Call NYMEX

Jul-l( Pul NYMEX

dul-1( Call NYMEX

Jul-l( Put NYMEX

Jul-l( Cell JNYMEX

Jul-l( r'ell (Seld INYMEX

Jul-l( IFUTLIRES INYMEX

Jul-l{ FUTURES NYMEX

Jul-l£ FUTURES NYt,_EX

Ju_-l[ FUTURES NYMEX

Au_l:l[ Ic=, NYMEX

AuQ-I( Put NYMEX

AU_-I( ice I (Sold) NYMEX

Aug-1 ( iCall NYMEX

,Aug-l( lPut NYMEX

AugolC ICarl (5old NYMEX

Aug-l( ICall NYMEX

Aag-l{ PUt NYMEX

Aug-l( Cell NYMEX

Aug-l( Ipul NYMEX

Aug-l( Cell NYMEX

,Aug-l( !Pu! NYMEX

AU_'-IC !Call (Sald_ NYMEX

AUg-I£ IFUTURES NYMEX

Au,q.l(: IFUTURES NYMEX

Aug-lC FUTURE6 NYMEX

Aurj-tC FUTURES NYMEX

Au_-I r FUTURES NYMEX

Sep-l© Call NYMEX

Sop-l¢ Pul NYMEX

Sep-1C Pul NYM,EX

Sap-l( Call fSeld) NYMEX

Sap-1C Call NYMEX i

Sap-l( Call NYMEX

Sep1¢ Pul NYMEX

5ep-!_ Cell(Sotd_ NYMEX

Sep-l_ FUTURES NYMEX

Sap-l( FUTURES NYMEX

Sepl_ FUTURES NYMEX

Oct-lC Cell NYMEX

Oct-lC PUt NYMEX

Oct*l( Ceil (Sold) NYMEX

O¢t-10 Ca,.,!! NYMEX

0¢/-1C Pul NYMEX

O¢1-1 _ Call NYMEX

Oc1.1_ Call (Sold} NYMEX

Oct-lC FUTURES NYMEX

O¢t=10 FUTURES NYMEX

Nov-l( Carl NYMEX

bray-l[ Call(Sold) NYMEX

South Caroll_l May-2011l/F=bmary-2011 Review

Rapod ae of 1/31/2011 Claim

MMBtue

Original Purcheeed Par Strike/F_ld
T_da r_ata Price

Month

71281200( 60_000 $g 1C

7r28/200( 60.000 $6 06

7128/200_ 60.000 516.00

81111200( 60,0,00 $935

5/t 1/200f 60,000 $7.00

0/4/200( 60_000 $9. I !
0/412C05 60.000 56.50

9/5/2n0( 60,000 $9.15

9/5/200[ 60,000 $0.50

10/I 4/200[ 100,000 ,5925

10/14/200( 190,000 513 25

t 0/30/2002 100,000 510,25

10FJ0/2005 100r000 513.25

4/27/201( 50.000 50,O0

4/271201( 60_000 50.00

4/27/201( 60.000 S0,00

I 4/27/201¢ 50.000 $0007/25/200( 70.000 59 25

7FJ0/200E 70,000 5600

7/20/200_ 70,000 $16.0¢

5111/200( 50.000 $940

8111/200_ 50.000 $700

g14/2005 70.000 50.50

9r4/2005 70,006, 55.50

915/200£ 60,00( 50.4(

015/2000 60.00( $55{

10/14/200_ 200_00( $9.3_
10/141200_ 200.00( $13.0(

10/30t200_ 200,00( $10.0C

10130/200/_ 200100C $13.0I

512512010 70_00( $0.0(

5/25/2010 SOT00( $0.0(

5/25/2010 70_00C 50.0(
5/25/201 C 60.00C $0.0[

011/2008 50tOO( 59.8(

5/1/2000 50,00( 57.0(

8/1/2000 50.00( 515,0(

0111/2001 60.00( 59,5. =

8/1 V2006 60T00( 57,00
0/4/20_i 50,00( $9.5(

, ,,,914/200ll 50_00( 56.5(

0_5/2008 60_00( 59.5(

0J5/2008 00,00¢ 56.5(

10/1412000 160,000 59.4C

10/14/2008 160.00'C ,, 513.0(

6/'25/2010 50rOD( 50.0¢

5125/2010 60_000 50.0C

6125/2010 50_000 50.00
fll25/2010 60,000 S0.0

8fl/200e SOrOOC $9.9 t_
811/2000 S0.00C 57.0 n

811/2000 50.000 S15.00

0/20/2008 50,000 50.10

8/20/2008 50.000 57.00

5/20/2005 50.00¢ 514,80

9f4/2005 50.00_ 510.00

014/2005 50_000 56.50

0/5/2005 50_000 $9.95

9/5/2000 50_00¢ $6.50

10/22/2005 170,000 $0.00

10/22/2008 170.000 56.00

10122/2008 t70,000 $14.00

7127/2010 60.000 $0.oo

7127/2010 50,000 $0.00

7/27/2011 , ,6OTO00 $0.O0

7/27/2011 50tO00 $0.00

7/271201( 170r000 $0.00

0/29/2001 120_000 $5.30

0/291200( 40.000 57.D0

B/29/200_ 80.000 ,$7:09
0/20/2008_ 120.000 $16.0¢

915/2001 110_000 $12.00

10/20/20,,0,! 180,000 $8.50

10/20/200( 1601000 55,60

10/20/2001 150_000 513.05

6117/201( UO_000 50.0(
6/26/201{ 40,000 $0.0I

0/28/201{ 100r000 $0.0(

9/29/200[ 1701000 $0.0(

0/29/2OO,_ 170.001 $6.5(

0129/2OO_ 170r00( 515.0(

10/7/20_! 160r001 $t0.0(

10/7t200_ 180,00( $8.0I

511.5(10/20/200_ 260_000

10/20/200_ 260_000 515.0(

5/27/201{ 170.000 50.0(

9/27/201{ 100,000 50.0(

1113/200_ 300100 _ $12.2. =
11131200_ 300,000_ 510,0(

Trade I

Pun=hele Pu_che_ ExplrsUon Expiration
Price Cost/Proceeds Price

Data

$ I.oog£ 560r54_ 4/27/201¢ 5000(

(50,3400' ($2Oe4001 ''] 4/27/201( 50,00 r

($O.1400' t$0 400 4/27/201C $000C
S0.62OC 540.20( 4127/20 IC 5060(:

(S0,3000: {510_000 4127/2010 S000C

$O.660£ $39_60( 4/27/2010 5000

I$0,15001 ($9.000 4/27/2010 $000C

S0.660( $30.60( 4/27/2010 $0..00 r

,(50.15001 (50.000 4/27/201C $0.00C
50,5300 $100.700 4/27/2010 50,00(

($0.060Ol ($15.200' 4/2712010 $0,O0C

50.4100 $73.50( 4/27/201C 50,000

(50.140( ($25.20K 4/2742010 $0.000

54r2150 $( 4F_,7_,,0,_0 ,,, 50.00¢

54.2100 50 4/27/2010 $0.00¢

54,21_ $( 4127/2,01_, $0000

54.2160 5C 4/27/'2016 SO.DO(

51 00_ $70_600 5/25/201n SO.aDO

(so.34oo1 (523,0oo; 5/25r_0'_0 sooo0
(50.14001 , , (50_0Do', 5/25/2010 $00¢0

$0,8250 , $4g_500 5/'25/2010 50.000

($o.3oool ($10_0oo] 5_5/2OlO sooo0
S0 6600 545T200 5/25/2016 $0.000

(SO.lSOO) ($1o_5oo 1 5/25/201o SO.DO0

$05600 $3g1600 5/25/2010 $0._00

(SO.lSOO) (50,0ooI 5/25/2o_0 SO.Dos
so.5_oi s.!0'5,00¢ 5/25/201o so,ass

(50.0000) (s._6,009) 5/25/20_0 so.Doo
50.4700 5541000 5/25/2010 $0.DO0

($0.1000 _538.000) ,, 5/2512010 SO.aDO

$4.0510 ,50' ....... 5/25/2010 $0.000
$4.0510 50 5/25/2Ot{ 50.0OO

54.0510 , ,$,0 ,,, 5/25/201{ $O.DOD

54.0510 $O 5/25/2011 SO.DOG

50.0900 $4_r500 8/25/201[ SO.DO(

(50.2700_, ,($,13,500} 6/25/'20t{ SO.O0(

(50.2000_ (510,000 8/25/201( SO.OOI

50.0550 551_000 5/25/201( S0.OO(

(50.3300_ ($19,000} 6/25/201( S0.0¢C

50.660( $33r000 6/25/201r $0.D0(

(50.15OO_ ($7_500_ 5/25/201C S0.00(
$0,_5501 530.300 6/25/201( SO.DO(

($0.1500 ($prO00 8/25/201( $0.00(

50.565( $9n,40( 6/25/201C $0.00C

(50. IO00 ($t6_000 6/25/201C SO.OO(

$4,8fl1[ $I 5/25/201£ SO.DO(

$4.001( 5( 0/25/201( $0.00r,
54.051( 51[ 6/25/201( SO.OO(

54.051( $( 6/25/2010 $0.00(

51.001( 504_06[ 7/27/201C 50.000

($0.2000 (515,B00 7/27/2010 50.0¢(

(50,2500:,. ($15rDO0 ' 7/27/2010 50.OOE

51.071X $53_50( 7/27/2010 S0,00¢

(50.350C (S17r5001 7127/201(] 50.000

(50.2000; ($10,000; 7/27/2010 50.00¢

S0.560[ ,, $39_60( 7/27/2010 S0.000

($0.15001 (59,000: 7/27/2010 $0.0_

$0.6500 $32_5(X 7/27/2010 SO.O_

(50.1500', (57,500: • 7/27/'2010 50.00¢

50.770C S130_g00 7/27/2010 50.00¢

($0.3000; ($51,0001 7/27/2010 $0.00¢

($0.1700', ($20.9001 7/27/2010 $0.00¢

$4.8750 $C 7/27/2010 50.00¢

$4.5750 $0 7/2712010 $0,00¢

.$4.675C 50 7/27/2010 SO.000

$4.6750 50 7/27/2010 S0.000

$4.0750 50 7/2712010 $0.0OO

51.1150 .... 5133_800 6/20/2010 50.00¢

(50.40001 (SlS,0OO] 8/25/2010 SO.OOO

($0.40001 ($32_0001 5/260010 $O, ODO

(50.2000) ($24,0001 6/26/2010 $0.Q00

50.3400 $37_400 B/2612010 SO.g00

50.g650 ..... $173_700 8/26/2010 $0_000

($0.30001 ($54,000} S/26/2010 50.000

(so.2ooo) (s35_0o01 0/2s/2010 so ooo

53.8109 $0 8/28/2010 $O.0OO

53.6150 $0 8/26/2010 $0.000

$3.8180 50 0/26/201( 50.000

S1.0400 $176_500 0/27/201_ 50.000

(50.3'000) (551rooO) g/27/201Q 50.000

(50.2300) ($39r100) 0/27/201l $0.000

$0.7000 $126_000 0/27/2011 $0.000

(S0.2000) (S35_OOO} 9/27/2011 S0.000

$0.5100 $132_600 0/27/201I 50.00(

(50.2000 _ (S52,000) E/27/201( S0.00(
$3,0000 50 9/27/201[ $0.00t

53,5000 50 9/27/201( SO,OOl

$0.4500 $1441000 IO/20/201C 50,000(

(50.1700) ($51,000} _0/26/201( 50.00(

Realized

Value

5C

$(

$C

50

SC

50

50

SC

$0

S0

S0

$C

$C

|5155.o_o1
(6157,0,101

($137,040)

($137r0401
50

$0

$0

$0

$0

$Q

50

50

5O

$0

SO

$C

15192_430

($1761940

($1711430

(5146,940
5(

${

$(

$(

5(

S£

5£

5[

St

$[

(S1ORrgS0;

($t20,340;

(sel._SO1
($oo.:_o]

SC

$c

,50

$0

50

51]

$0

50

50

50

SO

50

$0

($130.5001

($116,2501

(s's_SDO)
(6o_,26o)

($225,2501

$0

50

so

$0

$0

$0

$0

$o

($254,484)

($127_2421

($3205500_
$C,

$1

$[

5(

51

$I

$1

IS450.000

(5300_OO0

$(

S(

Nul Velul Reell.ed

Gain or (Lou)

1560r540
$20..10(

55,40(

($49.20¢

$15_00(

(530,600

$g?O0(

($]g_50o;

sg_00(

(51001700!

$15_200

($73_800:

$25_20(

_5155.040',
(5167,0401

($137r040;

($137.040

($70,530;

$23_D0_

59_50 r_

($40,5001

$10r000

($46,2001

510,500

($30r5001

$9r000

(5106,0001

$_6,000

(S_4,000)

$36_000

($102_430_

($176,_401

(5171_430

(51461940

($49_500

513r500

S10r000

($51r300 _

$19,000

($33_000

57,501

SD,001

($90_400

$16.00(

(S,'S_r950

($120r340

($01r_50

($90_340,

$161100(
515.00(

($53_5001

517_50C
$10.00(

(530.60(

59_0oc
15_z,_oo,

57,5[X

($120r000 ]

55150_C

520.00¢

($13,,500]

(s.e.2so I
(5109_5001

(551,2_o]
(5225,250]

($133,800]
$16.000

$32.00_

$24,00¢

IS37,400)

($173_700)

$54_00¢

$08_000

($254,4041

($127,2421

($320_5901

(5175,5001

$51.000

$3_,_oo
($125_0001

$3erO00

(5132_500}

$52_000

(54,50rQ00)

(s3_,oooI
($144,0001

551rooo

Feea

03 0,

93G

g3G

93 G

93.G

93 G

03.0_

93.0_

63.01

204.5_

29,t.5_

279.01

279.01

I00.01

106.0i

I00.0_

196.0i

I08.51

I06.51

IO5 '_!
93.0t

030(

I05 5¢

1055(

g30l

03.0(

310.0(

310.0/

310.0(

310.0(

217.0(

106.0(

217.0(

105.0(

77.5{

77.5(

7/.5(

93.0(

93.0(

77.50

77.5(

93.0(

g3.0¢

240.00

248,O¢

155.00

185.00

155.00

105.0¢

93,0¢

03.0¢

T7.5_
77.5_
77.5_

g3.00

g3.00

77,50

77.50

263.50

283.50

253.50

185.00

155.00

158.0D

155.00

627.00

185,00

62.oo
12_p.o
105.00

170.50

270.00

270.00

270.00

240.0(

t24.00

550.00

253.50

263.501

263.50:

279.00 _

279.0O !

,4o:3.o[
403 O0

527.001

556,0c

465.0(

465.0(



South Ca'ruii_t,.' M,.y--2010/Febmar/-2011 RovJuw

....... Report na of 1/31/2011 CIoN

MMrltus

Period Tool Countmr Odglnsl Purchased Par

pnrty Trade Dire Month

NOv-1C CaU NYMEX 1114/2000 20_O0(

Nov. HI Can NYh|EX 3/t7/_Ot O IODTOOC
Nov-1C CGI! NYMEX 3/31/2010 t 10.00(

Doc-IC Call NYMEX 1_If2009 200,00(

Doc-IC CoI_ NYMEX 3/10/2010 130.000

Oec-lC Call NYMEX OFJ0r2010 140.O0C

_C-IC Coil NYMEX 5/I 1/2010 140.D00

Jan-11 Coil NYMEX 1/28/2010 1501000
Jan-I 1 Coil NYMEX 2/24/2010

Jan-11 Call NYMEX 3124/2010

Jan-11 Coil NYMEX 7114t2010

Jan°l I Coil NYMEX 8/20/2(]10

Fob.11 Coil NYMF'X 1/29/201(

..... Feb-11 Coil NYMEX 2/23!2010
Feb-l I Call NYMEX 3/24/201(]

Feb-11 Cqlt NYMFX 7114/2010
Feb°t 1 Call NYMEX _1171:_010

SUMMARY:

5trike/FLxed Purr.hnr,= Purchase

Pdca Price ColUPmceeds

s,,.,,s so.3'3o'_
$875 S02070

S6 aO $O, tE5C

$0.00 50,3600

$7,1 ! 50,220(]

55 2_ 50,3050

55.5( S0.I600

$g 2[ ,, 50.2600

150100(: 57.6_

160r0_ 58 6[

1501000 58.6[
150.000 55.3[

120.000 59,3!

120_00_ 57.7!

1101000 5_ 8_

120,000 S610(

120.000 $5 8!

11.570,000

so._0_o
50.3320

$02000

$0,2570

$0,2540

$0365(]

$0.3100

$02050

$0.2150

Tra de I

EzptmtJon ExplnlUon Realized Net Value Rlell'==d

Dlbl PH©o Value Oahl or (Lozz)

S6.60¢ 10/26/2010 $000C

S20.700 10/26/2.010 E SO.00{;

S20.350 10/20/2010 I S0,GOC

$100_800 11/23/2010 S000C

S28_600 11/23J2010 | 50.00C

$42=70C 11/23_010 E SO,OOC
$25.20_ 11/23/2010 E SO,O00

$39_00_ 12/27/2010 E S0.O00

$54_750 12/27/20t0 E S0,000

$53.120 12/27/2010 E S0,000

S50.00O 12/27/2010 E SO,OOD

$38_5,,50 12127/2010 E S(].(]OD

$3 tt6B(] 01/26/2011 l:; $0.000

$43,600 01/26/2011 El S0,00O

$34.100 01/26/2011 El 50,000

$24.600 01/25/2011 E $O.OOO

5251800 01125/2011E SOO00

$2,047,980

SO

SO

S(]

S(]

SO

SO

SO

s(]

SO

SO

50

[$3,938.540)i

Fees

sc ($s.6oc 51:(](

SC ($20r7001 155.0(

SO (s20,35o] t705(

S0 .... (S_00.800] _340(

S0 (S28.6001 201,5(

SO ($42.7001 217,0(

($25.20C 217.0(

(S30.0001 232.5[

IS54.750 232.5(

(553T120 2480C

(S30r0001 232,5(

_$38,5,501 232.5[

_$31.600) IBS.Ot

(S43r800 t Ia60(

(S3411001 170.5C

($24.6001 Ia6.0(

(S25.600} 186,0C

($5,988,526) 20.651.50



STATE OF SOUTH C:k_ROLIqqA

(Caption of Case)

BEFORE T r4-m.

PUBLIC SERVICE COM_IISSION

OF SOUTW CAROLINA

COVER SBIEET

DOCKET
2001 41 0NtnvIB_,R: - -

(Pleas," type or print)
Submitted by: PiedmontNRtura] Gas

Addressi PO Box 33068

Charlotte, NC 28233

SC Bar Number:

Telephone:

Fax:

,Other:

iEmail:

704-731-4560

704:364-1395

j enny.fim'@piedmonmg.com

NOTE: The cover sheet and information containedherein neither replacesnor supplements the filing and service of pleadings or otherpapers
as required by law. This form is required for use by thePublic Service Commission of South Carolina for thepurposeofdor'.keting and must
bc filled out completely.

DOCKETING INFORIVIATIOIN (Check allmatapply)

Requ_t for item to ba placed on Commission's Agenda
[] Emergency Relief demanded in petition [] expeditiously

[] Other: Monthly Analysis of Deferred Account- Hedging Program

[ !NDUSTRY (Check oaa)[I

[] Electrio

[] Electric/Gas

[] Electric/TeIecornm unications

[] Electric/Water

[] EtectridWater[Telecom.

[] Electric/Water/Sewer

[]Oas

[] Railroad

[] Sewer

[] Telecommunications

[] Transportation

[] Water

[] Water/Sewer .. .,

[] Administrative .Matter

[] Other:

NATURE OF ACTION (Check all that apply)

[]Affidavit

I"] Agreeriaent

[] Atasw_i"

[] Appellate Review

[] Application

[] Let'mr

[] Memorandum

[] Motion

[] Objection

[] Petition

[] Request

[] Request for Certification

[] Request for Investigation

[] Resale Agreement

[] Resale Amendment

[]Brief

[] C_nificate

[] Comments

[] Complaint

[] Consent Order

[] Discovery

[] Exhibit

[] Expedited Consideration

[] Interaonnection Agreement

[] Interconnection Amendment

[] Late-Filed Exhibit

..................... [L-].P.etition.for..Ree onsideration .......I'_.Reservation LeRer

[] Petition for Rulemaldng

[] Peddo. rerkul=u_ShowCause

r-]Pe_on, to Intervene

[] Petition to/ntcrvene Out of Ttme

[] Prefiled T_timony

[] Prometton

[] Proposed Order

[] Protest

[] Publisher% Affidavit

[] Report

[] Rosponse

[] Rdsponse to Discovery

[] Return to Petition

[] Stipulation

[] Subpoena

[] Tariff

[] Other:

r_--_ _.n"r%."-I)_?;Rlil_,Blt:O_'ri_i%r_l " _ _r.-.,_
:_+_,-_m_r,c I
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

February-11

(2)

7 A

7

8

12

13

15 A

9

9

8O

15,50

1,240.00

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

12,988.50

12,988.50

14,844.00

20,586.00

30,751.50

36,232.50

13,099.50

14,359.50

155,850.00

(2) 1,240.00

fl) 154,610.00

B

B

TorB's

Less: Fees (Expenditures)

Option Premium

D

D

O

O

Activity in Account

Debits Credits

12,988.50

12,988.50

14,844.00

20,586.00

30,751.50

36,232.50

13,099.50

14,359.50

59,899.50

61,407.00 c

6(3,984.O0 C

13,099.50 c

14,359.50

TolD", 155,850.00 215,749.50

215,749,50

(155,850.00)
59,899.50

(59,899.50)

(3)

C

T.or C's

of C*s

T of D's

P&L and Cash Activity per ADM statement

Reverse ADM accrued 1111

ADM accrual in 2/11

P&L and Cash Activity

(5)

15.50

E

E

TofE's

Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L perADM statement

(6) Interest from ADM



ADM

AI)M IN\_ESTOI?. SER\;ICES, 1NC.

L.'lm:a,.;,__ BonM (>1l'rad,, f:_,,d],iin_

].ll _V. !m:l;!,_n t.;Iv_t o S,,,ila Ioiil)A

_._ilJ,::,?: ,. lllini, ,.__,._,.'.:_!.I. ] I'll!

K_0 ;-_t _I :..; C 01,;;,i0 _DI I'¢ SI .._l EM EI JI

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC •WEALTH •MANAGEMENT

{704) 264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * _ * * * * " * * Y O U R A C T I V I T Y T H I S M 0 N T H * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRZCE/LEGND CC DEBIT CREDIT

2/01/1 WIRE TRANSFER REC WIREREC US 59,899.50

WIRE TRANSFER RECEIVED

2/02/1 7 CALL JUL ii NYM NAT GAS E 5150 C NET PREM US 12,988.50

2/02/1 7 CALL AUG II NYM NAT GAS E 5300 C NET PREM US 12,980.50

2/02/1 8 CALL SEP 11 NYM NAT GAS E 5500 C NET PREM US 14,844.00

2/02/1 12 CALL OCT ii NYM NAT GAS E 5950 C NET PREM US 20,586.00

21o311
WIRE TRANSFER REC WIREREC US 61,407.00
WIRE TRANSFER RECEIVED

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C NET PREM US 30,751.50

2/15/1 IS CALL FEB 12 NYM NAT GAS E 5700 C NET PREM US 36,232.50

WIRE TRANSFER REC WZREREC US 66,984.00

WIRE TRANSFER RECEIVED

2/16/z

2/22/1 9 CALL APR ii NYM NAT GAS E 3950 C NET PREM US 13,099.50

2/23/1 WIRE TRANSFER REC WIREREC US 13,099.50

WIRE TRANSFER RECEIVED

2/24/1 9 CALL MAR ii NYM NAT GAS E 5600 C EXPIRE US .00

2/24/i 9 CALL MAR ii NYM NAT GAS E 6500 C EXPIRE US .O0

2/24/1 I0 CALL MAR II NYM NAT GAS S 7000 C EXPIRE US ,00

2/24/1 18 CALL MAR Ii NYM NAT GAS g 8500 C EXPIRE US .00

2/25/1 9 CALL MAY Ii NYM NAT GAS E 4100 C NET PREM US 14,359.50

2/28/1 WIRE TRANSFER REC WIREREC US 14,359.50

WIRE TRANSFER RECEIVED

* ** * * * * " ** ** * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * ** • * * *

2/22/1 9 CALL APR ii NYM NAT GAS E 3950 C .1440 US 17,802.00

9* OPTION MARKET VALUE • 1978 17 ° 802.00"

7,830.00 LIM EXPIRE 3/28/11

AVERAGE LONG: .14400

LAST TRADE DATE: 3/28/11

2/25/1 9 CALL MAY ii NYM NAT GAS E 4100 C .1580 US 20,052.00

9* OPTION MARKET VALUE .2228 20,052.80"

900.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .15800

LAST TRADE DATE_ 4/26/11

10/25/0 8 CALL APE ii NYM NAT GAS E 4300 C .2300 US 4,832.00

8* OPTION MARKET VALUE .0604 4,832.00*

EXPIRE 3/28/11

AVERAGE LONG : .23000

LAST TRADE DATE: 3/28/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary ol the Archer Daniels Midland Company.
PLEASE REPORT AI'IY DIFFEREr, ICES OR or_,JECTIONS IMMEDIATELY, '(OUR FAILURE TO IMrvlEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFEREHCES OR OBJECTIONS

CORRECTED WILL [.I,E 19EErvlEO YOUR AGREEMEHT THAT THIS STATEMENT iS CORRECT AND RATIFIED.



ADM

ADM iNVESTOR SEI_,VICE5, INC.

1[7]liCa_,t_ I_l),llk,] Ol |'l'ildi!' 13lli]_{]ll:'
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704]264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/25/0 8 CALL MAY Ii NYM NAT GAS E 4350 C .2475 US 10,096.00

8" OPTION MARKET VALUE .1262 I0,096.00,

EXPIRE 4/26/11

AVERAGE LONGI .24750

LAST TRADE DATE: 4/26/11

10/27/0 i0 CALL JUN 11 NYM NAT GAS E 4700 C .2380 US 10,050.00

i0" OPTION MARKET VALUE .1005 10,050.00,

EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN Ii NYM NAT GAS E 4750 C .2350 US 8,154.00

9" OPTION MARKET VALUE .0906 8,154.00.

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 11,632.00

S* OPTION MARKET VALUE ,1454 ii,632.00"

EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

9/28/0 9 CALL MAY Ii NYM NAT GAS E 4900 C .2500 US 2,628.00

9* OPTION MARKET VALUE .0292 2,628.00*

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/2S/11

10/25/0 8 CALL AUG ii NYM NAT GAS E 4950 C .2450 US 11,600.00

B* OPTION MARKET VALUE .1450 11,600.00"

EXPIRE 7/26/11
AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

2/02/1 7 CALL JUL ii NYM NAT GAS E 5150 C .1840 US 5,117,00

7* OPTION MARKET VALUE .0731 5,117.00"

EXPIRE 6/27/11

AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG ii NYM NAT GAS E 5300 C .1840 US 6,083.00

7" OPTION MARKET VALUE .0869 6,083.00 t

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly' owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE '(OUR RIGHT TO HAVE DIFFEFIEIqCES OR OBJECTIONS

CORRECTED WILt. BE DEEMED YOUR AGREEMEHT THAT THIS STATEMEHT IS CORRECT AND RATIFIED.

r_Vl_.ltl |:L_;_I;.:, HI[CO:I()!_ 5LJi_,iECTT_ T[.[_f_._:,t:D CGf:IDIT!Ct_ (_l,_rtEv_/r_'3£ :_ID£ CDDED:_YMI;OL._I,%1t£F>'PLAII'_EDDN FTE_,'I_P._F_SII.1E
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33058

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 ur 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/27/0 9 CALL SEP II NYM NAT GAS E 5350 C .2380 US 10,458.00

9" OPTION MARKET VALUE .1162 10,458.00-

EXPIRE 8/26/11
AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

2/02/1 8 CALL SEP ii NYM NAT GAS E 5500 C .1840 US 7,688.00

E* OPTION MARKET VALUE .0961 7,685.00*
EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT 11 NYM NAT GAS E 5500 C .2650 US 15,212.00

12" OPTION MARKET VALUE .1351 16,212.00"
EXPIRE 9/27/11

AVERAGE LONG_ .26500

LAST TRADE DATE: 9/27/11

11/17/0 10 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 15,780.00

18" OPTION MARKET VALUE .1578 15,780.00"

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2550 US 35,282.00

13" OPTION MARKET VALUE ,2714 3S,282.00"

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV II NYM NAT GAS E 5700 C .2850 US 56,800.00

40* OPTION MARKET VALUE .1420 56,800.00*

EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 41,985.00

15" OPTION MARKET VALUE .2799 41,985.00"

EXPIRE 1/26/12
AVERAGE LONG: .2400a

LAST TRADE DATE: 1/26/12

8/26/0 7 CALL JUL 11 NYM NAT GAS E 5900 C .1850 US 1,260.00

7" OPTION MARKET VALUE .0180 1,260.00"

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEA",E REPORT ANY DIFFERENCES OF{ OfJ,z.ECTIOFfS IM:,,.IEDIATELY. ',"OUR F,:'-.ILURE 1O I,M;blEDIATEI.Y EXERCISE YOUR RIGHT TO FIAVE DIFFERENCES OR OBJECTIONS
CC)f_I_ECIED WILL BE f)I._EME[_3 YOLJR AGi.,F_,,EMEI',IT 'tHAT/HIS SIATEMEI.JT IE; CORRECT,,'kt.J[.'_ RATIFIED.

siJ[} iEc; lo Tl!_l.t.!__,ktl[_, C(J;:DIFL_tJ5CIHfi[!VEFi!_£_P_ID._, [;("[JrDl_'.',YrJL"._[3 AI:F!E'J'._L.AI:'_rlQ'rl [_!.:\'E_i_EGI[?_
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

8/31/0 S CALL SEP Ii NYM NAT GAS E 5900

8* OPTION MARKET VALUE

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: B/26/11

9/30/0 12 CALL OCT II NYM NAT GAS E 5900

12, OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/D 35 CALL DEC ii NYM NAT GAS E 5900

35* OPTION MARKET VALUE

EXPIRE 11/25/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/ii

8/31/0 7 CALL AUG Ii NYM NAT GAS E 5950

7, OPTION MARKET VALUE

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT Ii NYM NAT GAS E 5950

12" OPTION MARKET VALUE

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

4/30/0 17 CALL MAY Ii NYM NAT GAS E 5100

17" OPTION MARKET VALUE

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR II NYM NAT GAS E 6200

26* OPTION MARKET VALUE

EXPIRE 3/2B/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200

13. OPTION MARKET VALUE

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

EX PRICE/LEGND CC

C .2750 US

.0576

C .2400 US

,0857

C .3050 US

,1616

C .2200 US

.0319

C .1700 US

.0812

C .3400 US

.0007

C .3000 US

.0001

C .1900 US

.0623

DEBIT CREDIT

4,608.00

4,608.00"

I0,284.00

10,284.001

56,560.00
56,560.00*

2,233.00
2,233.00"

9,744.00
9,744.00*

119.00
119.00"

26.00

26.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of tt_eArcher Daniels Midland Company.
PLEASE REPORT At-IY EqFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HA'dE DIFFERENCES OR OBJECTIONS

CORREr.;TED WILL BE DEEMED YOUR AGREEMEHT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

_*! l,',rq ;:;_i I.',.?._'![:(?_;iit_; _-I!_JEC'[";O ] EI_I29/.t JDr_t;,Hf)I_IG_.":;O_J_'_I'-'VER';;E5_[IE ['0DED _YMIJ3L3¢,14l.'E;-:,_._.IrIE_I('_!.;I_E_TLI3_..'_lf._5
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X208B

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROE THORNTON

P0 BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

91221o 8
B*

i/os/1 24
24*

1/31/i 29
29*

71_olo s
S*

6/OllO 10

18-

710110 s
8"

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL SEP ii NYM NAT GAS E 6250

OPTION MARKET VALUE

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

CALL JAN 12 NYM NAT GAS E 6300

OPTION MARKET VALUE

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

CALL FEE 12 NYM NAT GAS E 6350

OPTION MARKET VALUE

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE; 1/26/12

CALL AUG ii NYM NAT GAB E 6750

OPTION MARKET VALUE

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

CALL JUN ii NYM NAT GAS E 6900

OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

CALL JUL ii NYM NAT GAS E 7000

OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATEz 6/27/11

*** SEG USD ***

59,899.50-

59,899.50

.00

155,850.00-

470,544.00

470,544.00

470,544.00

EX PRICE/LEGND CC

C .1650 US

.0365

DEBIT CREDIT

2,920.00

2,920.00"

C .3200 US 35,256.00

.1469 35,256.00"

C .2050 US 46,110.00

.1590 46,110.00"

C .2400 US 736.00

.0092 736.00*

C .2050 US 162.00

.0009 162.00"

C .2450 US 176.00

.0022 176.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PI.EABE REPORT .ANY DIFFEFIEHCES OR or..MECTIONS IMMEDIATELY. YOUFt FAILURE TO IMMEDIATELY EXERCISE "fOUR RIGHT 1"O HAVE DIFFEREHCES Oil OB.IECTIOHS

CORRECTED WILL [4E L')EEMED 'fOl;l:_ AGREEMENT THAT THIS S1-ATEMEHT IS CORRECT AND R/'_I'IFIED.

qJ J l ,'_I'.I I _;:," 1 td_ H!_(';i_ ;_,{ )_. !?,f[J,JI-Cl" "It) "Ti!i_ r._[_ ;_r:_ r;_ ;tlEJlT I_')tl_,; (}'l .ql- _.,E £4S f" _11:_(.! C C._l_ O q vl.t r;Ot ::i ;Ltl £: [1.i F=L ,_l? J[_[I OrJ F_EVE_4:_IZ t_ll!£"



ADM

ADM INVI-SFOI_ SF.RVICIY5, INC.

I-II \V. I,",.ck_,_u_ l_lvd,- Suih' lifO0.,\

C li "a_,., lllmi,)_, (':,[1(_l!4--...,I _-)Q

PAGE

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUM_RRI 121 XI21

INTRODUCED BYi RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

OPTION PREMIUM US

ill CURRENT MONTH *_* **w YEAR-TO-DATE tl*

155,850.00- 317,823.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT Ai'iY DIFFERENCES OR or3JECTION5 IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO I-lAVE DIFFERENCES OR OBJECTIONS

COISliECTED WILl. BE OI'EMED YOUR AGREEMEI,IT THAT THIS STATEMENT IS CORRECTANO RATIFIED.

I_F: :;.1",, _I_: M;'. iiF f;i)..!{)£ 5tJ[; ._L;ltr rl)!E/(f,t£;,_,HD CI':_DI_ I.'_;/S Oil l_E_ER,_II£ filLlE £OREO %YDiIJ,O[.3 ;,FIE ETPl._II_IE[_ £l_-_l-_Ek'f!_i_5!:. _II_E



South Carolina

Report as of 2/2812011 Close

Period

Closed Positions - May-2002/Apdl-2003 Review
Closed Positions - May-2003/Apdl-2004 Review

Closed Positions - May-2004/Apdl-2005 Review
Closed Positions - May-20051April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review

Closed Positions- May-2009/April-2010 Review
Closed Positions - May-2010/March-2011 Review
Total Closed Positions Review Periods

Original Purchase
Cost/Proceeds

$949,4513
$1,065,6413

$851,680

$2,463,690
$3,369,220

Realized Value

$2,424,27(]
$400,81C
$795,29C

$4,925,500

($1,385,730
$2,908,420 $1,159,981

$3,446,030 ($6,147,835
$3,599,735 ($12,587,530

Net Value Realized

Gain or (Loss I
$1,474,820

($664,830)

($56,39o)
$2,461,810

($4,754,950)
($1,748,439)
($9,593,865)

.... i$16,187,265)

$2,175,480 ($3,938,546 ($6,1141026)i

$20,829,345 ($14,353,790 ($35,183,1351
Open Positions Total $1,063,330 $470,544 ($592,7861

$21,892,675 ($13,883,246Closed/Open Postion TOTALS ($35,775,921)

G:\PNG_Hedging\Hedging Reports_011\Feb 2011\Mark-to-Market Closed Positions as of February 28, 2011 SC

MTMCIosedPositionSummary
3/1512011 4:09 PM



South Carolina May-20101March.2011 Rovlow

Repo_,,,e,= of 7./26/2011 Cloao

Podod Tool Countar Original
party Trodo Data

May, tC Call NYMEX 7/28/200E
May.tC Pul NYMEX 7/28/200(

May, tC Call(Sold) NYMEX 7/28/200E
May-t( Call NYMEX .... 8/11/200(

May-tC Put NYMEX 6/11/'200E
May-l( CoU NYMEX 914/200(
May-rE Pul NYMEX' 9/4/'20081

May-l( Call NYMEX 9/5/2006;

May-t( Pul NYMEX 915/2006!
MDy-t( CaU NYMEX 10114/2008
May-t( CafJ (Sold) NYMEX 10/14/2008=

May-t( CaU NYMEX 10/30,/2008
May-t( CoP. (Sold) NYMEX 10/30/20081

May-t( FUTURES NYMEX 4/27/2010
May-tO! FUTURE5 NYMEX 4/27/201[

' May-tOl FUTURES NYMEX 4/27/2010

May-tO FUTURES NYMEX 4127/2010:
Jun-tO; CoU NYMEX 7/28/2OO1_

Jun-tO PUt NYMEX 7/28/200[
Jun-tO Col((Sold) NYMEX 7/28/200E

Jun-tO Call NYMEX 0111/2OO8_
Jun-tO Put NYMEX 8111/2OO1'

Jun-tO Call NYMEX 9/4/2OOE
Jun-lO; Put NYMEX 9/4/200[

Ju,n,-10;Call NYMEX 9/5/200[
Jun-t£ PUt NYMEX 9'/5_00[

Jun-l( Call NYMEX 10114/2OOE

Jun-l( Call(Sold NYMEX 10114/200[
Jan-l( Call NYMEX 10r30/200E

Jun-t(Call(Sold) NYMEX 10FJ0/200E
Jun-I( FUTURES NYMEX 5/25/201(
Jan-I( FUTLJREs NYMEX 5/25/201(

Jun-lE FUTURES NYMEX 5/25/201c
Jun-lE FUTURES NYMEX 5/2512OTC

MMtqtua

Pumhaaad Par
Month

50._o
60.006

50,OOC
6O,OOC

60.00(;
6O.OOC
50.OOC

60.00(;
60,000

190.OOC

190.006
16O.OOC
t BO.OOC

50.000

6o,oo_
, 60_00G

60,0(_

70,000
70,000

70,000
60,000

60,OOO
70,000

70,000
60.000

60,000
200.000

200.OO0

200,000
200,000

70,000

60,000
70.000

60,000
50,000

50,000

50,000

60,000

StrlkefFIxad Pumhaaa

Price Pdco

s9.1( $1.oo9o

S6.60 ($0.3400]

S16.0_ ($0.1400]
$9.3_ 50.8200

57.0( ($0.3000
$9.1_ $0.G60C

,58.5[ _$0.15oo]
S9.1! $0.6606

S6.5C ($0.t$001
50.2_ $0.53OO

$ta.2_ (so.oeoo1
510.2! 50.4100

$13.2_ ($0.1400)
so.o( s4.2160
50.0( $4.2160
50.06 $4.2t60

50.,0,C $4.2160
$9.2_ $I.0090

$5.8( (50.3400)

SleO((6o.!40o)
$9,46 $0,8260

$7.0(; ($0.311007
$9.56 $0,6600

$6.5( ($0,1500
$9,4C $0.6600

S6,5C (S0.1S00
$9.3E $0.5300

$13.0£ (so.o6_)
sto.oc $0.4700
513.0E (SO.15OO)

$0.06 $4.0510

$0,06 54.0510
$0.06 $4.0610

$O.OG $4.0510

Tradol
Pumhoao

Co_l_Procaada Expiration
Dala

$60.540 4/27/2010

($20.460) 4/27/2010

($8.400) 4/27/2010
$49.200 4/27/201Q

($,1,,8.000) 4/27/2010
$39.600 4/27/2010

_$9,OO0) 4/27/2010
, $39.600 4/27/2010

(S�.OOO)I 4/27/2010
,T,100.70( 4/27/2010
isls,2oo 4/27/2010

$73,80( 4/27/2010

i525,2oo 4/27/2oto
$£ 4/27/2010
$C 4/27/2010
SC 4/27/2010

$C 4/27/2010

670,63¢ 5/25/2OlO
(52-_.,89o,; 5/26/2olo

($9,OO0' 5/25/2010
$49.50£ 5/25/2010

($10,000_ 5/25/2010
$45,20C 5/25/2010

....($t0,500] 5/25/2016
$36,60( 5/25/201{

(S9.006 5125/201C

$1OO,000 5/25/201C
(516,006 5/25/20'1C

594.000 5/25/201(

($36,000] 5/25/201C
$0 5/25/201(:

$6 5/25/201C
..........

$0 5,,=,,,01o
$0 5/25/2010

EaplraOon ]oal_edValua NotValuo Roal_od
Price Gain or (Loaa)

so.ooc so (soo.54o:
$0,00C $0 ........... 520.40C
$0.006 $0 $8.40[

$0,00C SO _$49,2001
$O.OOQ SO 518,00£

$0.000 $0 ($39.6001
$0.006 $0 $9.00C

S0.000 $0 ($39,6001
$0.OO0 $0 $0.006

$0.OO0 SO .... (SIO0.700]

$O.OOO $0 ...... 5_5.20_
$0.000 SO (S73,6001
$0.0OO 60 $25,200

so.aoo (51'55,040) ($165,0401
50,000 ($167,0401 ($167,0401

SO.OOO ($137,040 ($137,0401
so.ooo (s137.040;.... (5107,040;
$0.OO0 5( ($70,6301
$0.000 SC $z3,e0c
$0.000 5( $9,800

$0.0oo s((_9,soo)
$0.0[30 $C 518,000

$0.000 $C (546,200)
$0.000 5c $10,500

$0.000 SC ($39r600)
$0.000 SC $9,OO0

SO.OOO $( ($1OO.OOO)
$O.OO[ 5£ $16.000

$O.OOC $( (594,000)
$0.0IX $C 536,000

$0.00( ($192,430] (5192,430)
$0.00( ($176,940] ($176,940)

$0,00C ($171.430] ($171.430)
$0.00( (5146.940] ,, (5146,9401

Jul-l[ Call NYMEX 8/I/200E

Jul-t( Put NYMEX 0/1/200

Jul.lC Call(Sold) NYMEX 81t/2OOE

Jul-lC Call NYMEX 8111/2OOE

Jul-l£ Put NYMEX , 8/11/200(
dul-lC Call NYMEX 914/2OOE

Jul-l( Put NYMEX 9/4/200£
Jul-l[ Call NYMEX 915/2OOE

Jul-l[ Put NYMEX 915/2OOE
Jul-l[ Call NYMEX 10114/200E

.... Jul-l[ Chit(Sold ) NYMEX
JuI-1C FUTURES N,YMEX
Jul-l( FUTURES NYMEX

JulT1r FUTURES NYMEX
Jul.lr FUTURES NYMEX

Aug.l£ Call NYMEX

Au_I-lC Put NYMEX

Au�-IC Call(Sold_ NYMEX

A,ug;-!,_ Call NYMEX
Aug-lE Pu! NYMEX

Aug-l{ Call(Sold) NYMEX
Au_I-1{ Call NYMEX

Au_l-lC Put NYMEX
Aug.lC Call NYMEX

A_(_I-1[" Put NYMEX
Aug-l( Call NYMEX

..... Au_l-10_,Pul NYMEX

Au_I-101 Call (Sold _ NYMEX
Aug-l( FUTURES NYMEX

Aug-l( FUTURES NYMEX
Aug-lC FUTURES NYMEX

Au_I-lC FUTURES NYMEX 7/27/2016
Au_I-lC FUTURES NYMEX

Sep-lC Call NYMEX
Sept( Pul NYMEX
Sep-l( Pul NYMEX

Sep-lC Call(Sold) NYMEX

sep-IC Call NYMEX
SeI>-1C Calf NYMEX

Sep-lC PUt NYMEX
Sep-lC Call(Sold I NYMEX

Sap-l( FUTURES NYMEX

Sap.-1( FUTUR.,ES NYMEX
Sep,:l.( FUTURES NYMEX
Oct-It Call NYMEX

Oct-l( Put :NYMEX

Oci-1( Ca.II (Sold) NYMEX
Oct-It Call NYMEX

Oct-101 Put NYMEX

Oc1-101 Call NYMEX

__. Oct-10l Call (Sold) NYMEX
Oct-10 FUTURES NYMEX
Oct-lO FUTURES NYMI_'X

Nov-10 Call NYMEX

Nov-IO Call (Sold) I_Y'MEX
Nov-10 Call NYMEX 11/4/2005
Nov-10 Call NYMEX 3117/201C

60.000

50.000
50,000

60.000
60,OOO

160,000
10114/200E 160,000

6/25/201C 50,000

6/25/2OLC 60,000
6/25/2olc 50,000
_5/2OlC 6o.ooo

611/200E 60,000
8/I/200E 60,000

811/200_ 60,000
8/20/200._ 50,000

8/2o/2ooe 5o,o0o
8/2o/20oe 5o,ooo

g/4/2OO_ 6o.oo0

914/200_ 60.000

9/5/200_ 50,000
9/5/2008 50.000

10/22/200_ 170.000

10/22/200_ 170,000
10/221200_ 170,OO0
7127/201 r_ 00.000

7/27/201C 50,000

7/27/201C 60,000

S�.B_ 50.9900

$7.00 ($0.2700)

$15.oo .(5o2ooo)
$9.65 50.8550

$7,OO 150.3300)
59,60 60.6600

$6.50 ($0.IS00)
$9,50 S0.6550

$6.50 ($0.tSOO)
$9,40 $0.565¢

5o,q0o
7/27/201C 170,000
8/29/2006 120,000

8/29/2006 40,000
5/29/2008 80,000:

B/29/2006 ...... 120,0001
915/2006 110,00(

_o/2onoo6 _6o,oo(
10/20/2008 150,OOr

0/20/2oo8 _8o.oo(
8/17/2016 50,OO[
B/26/2016 40,OO£

B/26/2010 180_,OO(
9/29/2006 170,OO(

9/29/2008 170,oat
9/29/2006 170,Oat

_0/712008 180.00C
10/7/2006 150.00[

10/20/2006 ...... 260;0,06
10/20/21106 260.00[

9/27/2016 170,00[
9/27/2011; 160,0IX

11r_/2oqe 3oo.oool
11r_/2ooe 3oo,o0(

$13.00 ($0.1000
$0.00 54.861(
$0.00 54,861C
$0.00 $4.861C

50.00 $4861(
S9.90 $1.081(

57.00 (SO.28OO;

$1s.oo ($0.25oo;
69,t0 S1.070C

$7,00 ($0.350(;

514.60 (S0.2000;
51o,oo so.eeoc

56.50 (50.15001
$9.95 $0.6506

s_.so (so.t_o 1
58.90 $0.770£

s6.00 _50.3oo01
$14.00 (50.17001

$0.00 54.6756

$0.00 $4.6756
SO.00 54,675C

$O.OO $4.6750
$O,OO $4.6750

$9.30 _).1t5o
$7.00 ($0.4000

$7.OO ($0.4OO0)
$16.00 ($0.2000
$12.80 $0.3400

$8.50 ..... $0.9650
$5.60 ($0.3000

S13.95 150.2OO0)
$0.00 53.8189

$0.00 53.8169
$0.00 $3.8189
59.06 $1.04OO

$5.50; ($0,30oo)
$15.0( ($0.2300)
$10.0( $0.7000

$0,0( t$0.2ooo)
$11.56 $0,5100

$15,0( ($0.20001
so.ix 53s0o0
SO.IX 53,8000

20,0IX
100,O0_

$12.2! $0.4000

s16.ool ($o.17oo)
58.85l $0,330{]

56.75! $0.2070

$49,500 6/25/201C SO.OO[ SO

($13.5OO) 6/25/201C .... $O.OOC SO

($10,0001 6/25/2016 50.00[ SO
$51.300 6/25/2016 50.oar $0

(S19_8OO 6/25/2016 50.00£ 50
$33.000 6/25/2016 $0.001: 50

($7,500) 6/25/2016 $0.00_ 50
$59:3OO 5/25/201C $0.01_ SO

($0_000 6/25/201C $0.00C $0
$90,400 G/25/2016 $O.OOC $0

($16,000) 6/25/2016 $0.OOC $0
$0 6/25/2010 $O.OOC I$1OO,gs0)
$0 6/25/2010 ..... 50.000 ($128.340

$0 6/25,'2010 $0.0o¢ (661.950
50 6/25/2010 $0.000 ($96,340)

$64.660 7/27/2010 $0.000
$0.000
$0.000

$0,OO0
50.ooa

50.000
$0,000

$0.000

_.OOO
S0.000

$0.000
$0.o0o

$0,000
50.000

$0.OO0
$0.D00

$0.000
$0,000

$0.0OO
$0.0OO
$0.000

$0,000
$0.OOO
$_.ooo
$0.OO0

$0.000
$0.000

(516,600) 7/27/2010

, ($t5,000) 7/27/2010
$53.500 7/27/2010

(517,500) 7/27/2010
(510tOOO) 7/27/2010

630,600 7/27/2010

159.000) 7/27/2010
$32,500 7/27/2010

(57,500 7/27/2010
$130,90( 7/27/2010
(551,OO0 7/27/2010

($28,OO0 7/27/2010
._ 7/27/2010

$( 7/27/2010

$( 7/27/2010
$C 7/27/20t0
$[ 7/27/2010

5133,60( 8/26/2010
(51G.0001 8,'26/2010

($32_0001 8/26/2010
(SZ4,000; 8/26/2010

$37,40_ 8/26/2010
$173.70_ 8/26/2010

($54,ooC 8/26/201[

..... ($36,0001 e/26/2016
$_ 6/26/201C

$C 6/26/2016 $0.000
$C 6/26/20t( $0.000

5176.80'C 9/27/201( $0.ooo

($51,ooo; 9/27/2o1( $0.000
($39.100', g/27/201'L _.ooo
$126,00( 9/27/201C $0.000 ,,

($36,06(; 9/27/201[ $0.OO0
5132.60( 9/27/201[ $0.OO0

($52,0001 9/27/201C 50.000
$C 9/27/201C $D.000
$C 9/27/201C $0.00[

'$144.0_ 10/26/201(: $0.OOIX

(551,0001 .... 10/26/201C $5.01X
$0,eoe lO/26/2OlC $0.oo(

$20.70C 10/26/2010 E $0.00(

FooB

so ($04,650 93.o(
$5 516,B0£ 93.0E
so S15.oo[ 93.oc
,TO ($53,500; 77.56
50 517.50(: 77.50

50 $10_00( 77.50
$0 I$39,,600; 93.00
$0 $9,00( 93.06

$0 ($32,5001 77.56
$0 $7,50£ 77.5C

$_ ($130,9001 283.5C
$D 551,00( 263.50
$_ $28.90£ 263.56

(5139,500 ($139500; 156.oe
(51t6.250 (5118.2501 lS5.0_
(SlOe.500) (s109.$001 166.00

($9!,2507; ($gl ,2501 155.06
(s225.zoo), ls2zs.2501 527.aa

$01 ($133.600 166.00

$0i $16,0OC 62.09
$0 $32,ooC 124.00
$[ S24,ooC 166,00

5C (537,4001 170.50

S_ ($173,7001 279.00
_: 554,00_ 279.00

SC $36.00C 279.Qu

($254.48_ ($254,464) 248.0u

($!27.242; ($127.2421 124.0u
($320.5g0; ($52O.59O] 558.0u

$C ($176,$001 263.5u
$C $51,000 263.50
$C $39,160 263.5u

$C ($12§,000] 279.00
$C $36,000 279.00

$C ($132,600) 403.0u
$C $52.0OO 403.Qu

($459,006 ($459,000) 527.00

(5396.000] {$596,OO0) 558,00
i6144,000_ 465.00

se $51,ooo 466.oo
5C ($6°600) 31 ._:

$C, (620,700) 155.0_

93.01
93.01

93.01
93.0_

93.01
93.O_
93.OI

93.0{
93.01

294.54
294.51
279.01

279.01
186.01

106,01
t 86.0(

106.O(
1Q0,51

108.51
168.5(

93.0(
93.0(

108.5(
105.5(

93.0(

93.6(
310.0[

310.0(
310.0{

310.0(
217.0[
166.0[

217.0(

186.0[

($49,500) 77,5(
$13.500 77,5(

SlO,O00 77.5(

($51,300) g3.Q(
$19,800 93.06

($33,000) 77.5(
$7.500 77.5(

($39,300) 03.O[
$0,000 03.0[

($90,400) 246.0(
516.00_ 248.0[

($106.950 155.0C
(S128,340 166.0C

($61.950 155.0C

(59,6,34,0: ..... 166.0(



Pedod

Nov-tO

Dec-tO
Dec.10

....... Dac:iO

Dec-t0
Jan-11
Jon-t I

Jan-11
Jan-11

Jan-11
Feb-11

Feb-11
Feb*t I

Feb-t 1

Feb-111
Mar-111

Mar- 11

Mar-! 1

Mn, r-11
SUMMARY:

Tool

Call

Call
Call
Coil

Call
Call

Call
Call

Call
Coil
Coil

Cell
Coil
Call

Call
Cell

Call
Coil

Call

Counter]

party

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

_NYMEX
!NYMEX

South Caroline Mey-2010/March.2011 Review

MMBtuB
Original Purchased Per

Trade Data
Month

3/31/201[: 110,000 56.4(

1211/200 ¢. 280,00C 59.0(
3110120 lC 130,00C $7,1.=

3,'30/201(: 140,000 $6,2C
8111/20 lr 140.00 r 55.5C
1/28/201( 150,000 59.2(

2/24/2011: 150.00C $7.6.
3124/201C 160,00C $5.61:

7114/201£ 150,00G , 55.61:
8/20/201C t 50.00(; $5,3(

1/20/201[: 120,00(] $9.32
2/23/201(: 120,000 $7.75
3/24/201(: 1IO,ODC $6.B5

7114/201(: " 120,OO0 $6.BC
8/17/201C 120,O00 $5.05

3/2/2010 180.O00 $8.50
3115/201C 100,000 57.00

5/24/201C 90.000 55.5n
8111/2010 90,000 $5.60

12,030,000

Report as

SldkolFIxod
Price

of 2/2BJ2011 Close

Purchase
Price

50.1850

S0.3600
$0.2200

$0:3050

,, s9leoo
50.2600
$O.3650
$0,3320

so2o00
$0.2570

$0.26,40
$0,3650

$0.31OO

$0.2050
$0.2150

$0,2300
$0,3300

50.300(
50.290(

Trade I
Purchase

Cost/Proceada Explcation
Date

$20,3501 10/26/2010 E

$1OO,800 11/23/2010
$28.600 11/23/2010 E
$42,70( 11/23/2010 E

$25.2_ 11/23/2010 E

$39.00(: 12/27/20t0 E
$54,75(: 12/27/2010 E
$53,12C 12J27/20t0 E
S30.00C 12/27/2010 E

530,55C 12/27/2010 E
$31',68C 01/26/2011 E

543.000 01/26,/2011 E
534,100 01/26/2011 E

S24,,60{] 01/26/2011 E
, $25,B00 01/26/2011 E

$41,400 02/23/2011 E
$33,000 02/23/2011 I
$27,000 02/23/2011 E

$26.t00 O2/23/2011 E
$2,175.480

Expiration
Price

$o_ooc
$O.O00

50,000
$0.000
$O:G_
$0,OOQ

$0,000
$0.000

,,so.oo0
$0,000

SO.O00
$0.000

sO.OOO
$o.ooo
$0.000

$O.0QO
$0.000
SO.O00

$0.000:

Nat Value Realized
Realized Value

Gain or (Loae)

$0 ($20,350
$0

S0
$0

$0
$0

50
$(>

$£

$(
$£
St

$C
$1:

r_
SG

$C

($3,030,5461

(S100,80E
(528,600:

($42,700:
($25.200;

(s3e.ooo;
(S54.75(
($53.120

.....($30,000',

(538,550]
(s31._o]
f543,8o1:

(S34.100]
($24,6001

(s25.aool
(541,4oo1
1533_.0,001
($27,000}

($26.100)
($6,114.0261

Feel

17O,50
434.0C

201.50
217.0_

217.00
232.50

232.50
24B.00

232.50
232.5_

16G.0fl
186 nn
170.5_

186,0n
106.0_

270.0fl
155.0_1

139,50
139,50

21,374.50



poo I c:: rlTr  Otu
Apr-11 Call NYMEX 313112010

Qpen PosiUon,= - South Carolina

Report as of 2/2812011 Close

MMBtus I StHkalF]xod I PurchaseI' ' 'Purchase I Trade/ NYMEX Nat Value v|..rio. , .,,oo "a o,Va'u.l u-a.,"a o,
Par Month Data Price Value

260,000 $6.20 S0.3000 $70.000 03128/2011 E $0.0001 $26 (677.974)
Apr-11 Call NYMEX 10/25/2010 00,000 $4,30 S0.2300 $16.400 03128/2011 E S0.0604 $4,832 (513,560)

Apr-ll Call NYMEX 2122/2011 g0,OO0 63.95 50.1440 $12,060 03128/2011'E $0.1970 $17,802 $4,842

May-11 Call NYMEX 4130/2010 170,000 $6.10 50.3400 $57,800 0412612011 E $0.0007 $119 ($57,661)

May-11 Call NYMEX 912812010 90,000 54.90 S0,2500 522,500 0412612011 E $0.0292 $2,626 (519,572)

Ma_/-11 Call NYMEX 10/25/2010 80,000 54.35 $0.2475 $19,600 0412612011 E 50.1262 $10,096 159,704)
May-11 Call NYMEX 2/2512011 90,000 54.10 $0.1560 $14,220 0412612011 E 50.2228 520.052 55,832

Jun-11 Call NYMEX 6/t12010 180,000 $6.90 $0.2050 S36,900 0512512011 E SO.000g $162 {S36,738)

Jun-11 Ca, NYMEX 10127/2010 100,000 54.70 $0.2380 $23.000 05/2512011 E $0.1005 $10,050 (S13,750)
Jun-11 Ca, NYMEX 1012912010 90,000 $4.75 $0.2350 $21,150 05125/2011 E $0.0905 66,154 ($12,996)

Jul-11 Carl NYMEX 71112010 60,000 $7.00 S0.2450 $19,600 06127/2011 E S0.0022 $176 ($19.424)
Julo11 Call NYMEX 8/2612010 70,000 $5.90 50.1850 $12,950 0612712011 E $0.0180 $1,260 (=11,690)

Jul-11 Call NYMEX 1012512010 60,000 $4,75 $0.2400 $19.200 0612712011 E $0.1454 511,632 f$7,566)
Jul-11 Call NYMEX 2/2/2011 70,000 $5.15 $0,1840 $12,850 0012712011 E $0.0731 $5,117 ($7,763)

Au9-11 Call NYMEX 713012010 80,000 56.75 $0.2400 $19,200 0712612011 E $0.0092 $736 ($18,464)

Au_-11 CaM NYMEX 8/3112010 70,000 $5,95 $0,2200 $15,400 0712612011 E 50,0319 $2,233 ($13,167)

Au_l.11 Call NYMEX "1012512010 60,000 $4.95 $0.2450 $19,600 0712612011 E $0,1450 $11,600 ($8,000)

Aug-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 07/26/2011 E $0.0869 $6°053 ($6,797)

Sep.-11 Call NYMEX 8/3112010 60,000 $5.90 $0.2750 S22,000 00126/2011 E $0.0576 $4,608 ($17,392)

Sep-11 Cell NYMEX 912212010 80,000 $6.25 $0,1650 $13,200 08126/2011 E 50.0365 $2,920 1$10,260)

Sap-11 CaN NYMEX 1012712010 90,000 $5,35 $0.2380 $21,420 0012612011 E 50,1162 $10,458 1$10.962)
Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1540 $14,720 0812612011 E $0.0961 S7.688 (S7.032)

Oct-ll Call NYMEX 9/3012010 120,000 $5.90 S0.2400 $28.600 09/2712011 E S0.0857 510,284 1$16,516)

O,t-ll CaB NYMEX 10/1812010 120 000 $5.50 50.2650 $31,800 09127/2011 E $0.1351 $16,212 ($15,558)

O`1-11 Cell NYMEX 114/2011 130,000 $6.20 $0.1900 $24,700 0912712011 E $0.0623 $6,099 ($18,601)
Oct-ll Call NYMEX 212/2011 120,00D $5,95 $0,1700 $2D,400 0912712011 E $0.0812 $9,744 (510,656)

Nov-11 CaU NYMEX 1012912010 400,000 $5,70 $0,2050 $114,000 10/26/2011 E S0,1420 S56,800 ($57,200_
Nov-11 Call NYMEX 1111712010 100,000 $5.60 $0.2550 $25,500 1012612011 E $0,1578 $15,780 ($9,720)

Dac-11 C=_II NYMEX 12/2/2010 350,000 $5.90 $0.3050 5106,750 11123/2011 E $0.1616 558,560 ($50,190)

Jan-12 Call NYMEX 1/312011 240,000 S6.30 S0.3200 $76,600 12/27/2011 E $0.1469 $35,256 (S41,544)

Jan-12 Call NYMEX 2/1512011 130,000 $5.65 $0.2350 S30,550 12/27/2011 E $0.2714 $35,252 S4,732

Feb-12 Call NYMEX 1131/2011 290,000 $6.35 S0,2050 S59,450 01128/2012 E $0.1590 $46,110 IS13,340)
Feb-12 Call NYMEX 2/1512011 150,000 $5,70 $0.2400 $36,000 01126/2012 E $0,2799 $41,985 $5,985

SUMMARY: 4,310_000 $1,053,330 $470,544 ($592,766)


